
Office of the State Treasurer

Georgia State Financing and Investment Commission (GSFIC) Holdings

as of September 30, 2020

DURATION: 0.33

DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE

CITIBANK (NON.COLL) COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 874,759.31                    874,759.31                    874,759.31                    874,759.31                    

CITIBANK (NON.COLL) COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 849,190.24                    849,190.24                    849,190.24                    849,190.24                    

MIZUHO CORPORATE BANK LTD OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 70,000,000.00              70,000,000.00              70,000,000.00              70,000,000.00              

TREASURY BILL DISCOUNT NOTE 10/1/2020 70,000,000.00              69,995,644.44              70,000,000.00              70,000,000.00              

FIDELITY TREASURY ONLY MMF TREASURY MONEY MARKET FUND 10/1/2020 1,283,628.53                1,283,628.53                1,283,628.53                1,283,628.53                

RBC MMKT TREASURY PLUS MONEY MARKET FUND 10/1/2020 1,042,653.22                1,042,653.22                1,042,653.22                1,042,653.22                

FIDELITY TREASURY ONLY MMF TREASURY MONEY MARKET FUND 10/1/2020 1,382,425.40                1,382,425.40                1,382,425.40                1,382,425.40                

RBC MMKT TREASURY PLUS MONEY MARKET FUND 10/1/2020 1,035,562.47                1,035,562.47                1,035,562.47                1,035,562.47                

TRUIST SECURITES DEPOSIT (COLL COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 98,913,773.61              98,913,773.61              98,913,773.61              98,913,773.61              

TRUIST SECURITES DEPOSIT (COLL COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 190,982,743.46            190,982,743.46            190,982,743.46            190,982,743.46            

HOWARD HUGHES MEDICAL INSTITUT TERM REPURCHASE AGREEMENT 10/5/2020 219,093,750.00            219,093,750.00            219,093,750.00            219,093,750.00            

US TREASURY N/B U.S. TREASURY 10/31/2020 10,000,000.00              10,005,468.75              10,000,230.43              10,022,610.60              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/10/2020 100,000,000.00            99,982,319.00              99,989,444.18              99,989,444.18              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/10/2020 70,000,000.00              69,987,623.30              69,992,610.93              69,992,610.93              

TREASURY BILL DISCOUNT NOTE 11/17/2020 100,000,000.00            99,980,208.33              99,987,597.22              99,988,250.00              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 11/18/2020 80,000,000.00              79,973,866.67              79,988,800.00              79,988,800.00              

FREDDIE MAC FIXED RATE BOND 11/24/2020 10,000,000.00              9,936,390.00                9,994,970.80                10,031,068.80              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 12/4/2020 210,000,000.00            209,949,250.00            209,962,666.67            209,962,666.67            

TREASURY BILL DISCOUNT NOTE 12/10/2020 100,000,000.00            99,932,083.33              99,970,833.33              99,981,528.00              

FEDERAL HOME LOAN BANK FIXED RATE BOND 12/11/2020 5,000,000.00                5,052,100.00                5,005,261.88                5,029,193.20                

TREASURY BILL DISCOUNT NOTE 12/31/2020 50,000,000.00              49,977,541.50              49,986,729.07              49,987,677.00              

CASH MGMT BILL DISCOUNT NOTE 1/12/2021 100,000,000.00            99,962,083.33              99,969,958.33              99,978,542.00              

CASH MGMT BILL DISCOUNT NOTE 1/12/2021 100,000,000.00            99,962,083.33              99,969,958.33              99,978,542.00              

CASH MGMT BILL DISCOUNT NOTE 2/9/2021 100,000,000.00            99,950,806.00              99,958,153.16              99,958,153.00              

FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/3/2021 105,000,000.00            104,940,874.50            104,950,020.99            104,950,020.99            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/3/2021 60,500,000.00              60,466,120.00              60,471,202.00              60,471,202.00              

TREASURY BILL DISCOUNT NOTE 3/4/2021 100,000,000.00            99,944,694.44              99,952,944.44              99,957,222.00              

FEDERAL HOME LOAN BANK DISCOUNT NOTE 3/26/2021 20,000,000.00              20,000,000.00              20,000,000.00              20,000,000.00              

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 7/13/2021 7,000,000.00                6,987,967.78                6,990,579.17                6,990,579.17                

FEDERAL FARM CREDIT BANK FLOATING RATE BOND 11/8/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,042,695.00              

FEDERAL FARM CREDIT BANK FLOATING RATE BOND 11/8/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,042,695.00              

US TREASURY N/B U.S. TREASURY 11/15/2021 5,000,000.00                5,006,640.63                5,002,532.71                5,153,515.60                

FEDERAL HOME LOAN BANK FIXED RATE BOND 12/10/2021 20,000,000.00              20,158,200.00              20,064,860.51              20,653,295.40              

FREDDIE MAC FIXED RATE CALLABLE BOND 4/27/2022 8,000,000.00                8,100,960.00                8,031,750.87                8,308,674.72                

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 85,000,000.00              85,453,917.00              85,168,292.35              88,448,417.70              

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 50,000,000.00              50,252,000.00              50,093,430.45              52,028,481.00              

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 50,000,000.00              50,305,500.00              50,113,265.89              52,144,199.50              

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 35,000,000.00              35,176,400.00              35,065,401.31              36,419,936.70              

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 35,000,000.00              35,213,850.00              35,079,286.12              36,500,939.65              

US TREASURY N/B U.S. TREASURY 9/30/2022 5,000,000.00                4,956,640.63                4,982,439.45                5,174,023.45                

US TREASURY N/B U.S. TREASURY 10/31/2022 5,000,000.00                4,998,437.50                4,999,348.60                5,194,335.95                

US TREASURY N/B U.S. TREASURY 10/31/2022 5,000,000.00                4,998,046.88                4,998,046.88                5,194,335.95                

US TREASURY N/B U.S. TREASURY 10/31/2022 5,000,000.00                4,998,632.81                4,999,426.88                5,194,335.95                

FEDERAL FARM CREDIT BANK FIXED RATE BOND 12/6/2023 5,000,000.00                4,995,850.00                4,997,361.36                5,436,623.70                

FEDERAL FARM CREDIT BANK FIXED RATE BOND 12/21/2023 5,000,000.00                5,037,389.35                5,024,212.49                5,421,928.05                

2,350,958,486.24        2,352,098,075.74        2,351,220,103.04        2,364,075,030.10        

UNAUDITED


